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The stock market, which is the main character of market economy, attracts 
millions of investors from its birth. The proceeds of stock investment always equal the 
risk. That means the good proceeds is based on the high risk of failure. Investors care 
for stock market, analyze financial data and try to predict the trend of stock. Therefore 
the study and prediction of disciplinarian in stock market have great theoretical 
significance and applicable value.  
The thesis presents a method of modeling stock market using BP neural 
network. Stock market is a very complex nonlinear dynamic system. Neural network 
has the capability of approximating any nonlinear system and the speciality of 
self- learning and self-adapting. The experiments prove that the method of modeling 
stock market using neural network has a satisfying result in stock prediction. BP 
neural network find out the disciplinarian of stock market through study of historical 
datum and store them in the weights and valve values of the neural network for 
forecasting the trend in the future. 
The thesis analyses the theory of stock market prediction based on BP neural 
network and the prediction model of stock market has been established using 
three- layer feed forward neural network. This paper proposed a new active function . 
The performance of standard BP algorithm and other ameliorated BP algorithm has 
been adopted. The performance of standard BP stock index have been applied to train 
the established network model unite the new active function with an online gradient 
method., then stock datum have been predicted using the trained network and good 
effect has been gained. Theoretical analysis and experiment result show that the 
method of stock prediction using BP neural network is feasible and efficient. It has 
favorable applicable foreground. 
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（3）预测与管理   
股票市场预测，有价证券管理，借贷风险分析，信用卡管理，机票管理。 





































Degree papers are in the “Xiamen University Electronic Theses and Dissertations Database”. Full
texts are available in the following ways: 
1. If your library is a CALIS member libraries, please log on http://etd.calis.edu.cn/ and submit
requests online, or consult the interlibrary loan department in your library. 
2. For users of non-CALIS member libraries, please mail to etd@xmu.edu.cn for delivery details.
厦
门
大
学
博
硕
士
论
文
摘
要
库
